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Cayce,5C• 29033-3712. k_ad_son@scana,com



8outh Carolina Electric & Gas Company
Risk Management Program Adjustments
For August 2010

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679

579.00 23,242.73

134,874.41

103,500.00

91,272.06

307,772.78

Current Month

Inception To

Date

581.89 24,403.62

- 134,874.4_

103,500.00

1,520.37 92,792.43

- 307,772.78

Non Hedging Addition to Cost of Gas 579.00

Hedging Additions / (Subtractions) 2 337 480,00

660,661.98 2,102.26 663,343.24

45,756,015.40 112,810.00 48,206,305.40

Total 2,338,059.00 46r416,677:38, 114,912.26 48 869,648.64

Interest Rate 0.2609%



Page: I 13SEPI0 16:23

Version: 603, Bulid: 66020K a/o 31AUG10

Trade Date PUT/CALL I_TS Month

04A_09 CALL - I.oo 01AUG!0

11.AOGO9 CALL I.O0 01AUG!0

18AUG09 CALL 1.00 01AUG!0

0!SEP09 CALL I.oo 01AUG!0

15SEP09 CALL I.OO OIAUG!O

295EP09 _LL i_00 CI_%UGI0

13OCT09 CALL 1.00 01AUG10

27OCT09 CALL 1.00 O]AUGI0

IONOV0_ CALL 1.00 01A_I0

24)IOV09 CALL !.00 01AUGID

0900009 CALL 1.00 0L_UGI0

2200009 CAL5 1.00 013%UGID

05JAN10 CALL 1.00 01A_GI0

29JANI0 CALL 1.00 OlAUGI0

O2FEBI0 CAL_ 1.00 01A_GI0

O9FEBI0 CALL 1,00 OIAUG10

16FEB10 CALL 1.00 01KUGIO

D2MAK10 CALL 1.00 01AUGI0

16MARID CALL 1.00 01AUG10

23MARl0 CALL l. S0 01AUG10

30MARl0 CALL 1.00 01AUGI0

I3_-=RIO CALL 1.00 01AOGI0

27_RIO CALL 1.00 01AUGI9

lIMA?tO CALL 1.00 03AUG!0

25MA_I0 C%LL 1.00 01AUGL0

22J�WLO CALL 1.00 01AUG10

O6_2110 CALL 1.00 01AUGI0

20JULIO CALl !.00 01AUGIO

27JgLLO 1.00 01_UGI0

27J_LIO 1.00 01AUGI0

27JULIO 1.00 01AUCI0

27JULIO 1.00 0!AUG10

27JULIO 1.00'01BUG10

27JULI0 C_.LL i.00 01AUG10

28JU110 _I.00 0__UGI0

28JULIO -2.00 01AUG10

28JIFLIO -I.00 01AOG10

28JULIO -!.00 01_UGIO

30_5_ _01_JG_0

30_50

J_E_GLAST MONTH

Database: Zaineh_Mer_t_Pro d

SCE&G August 2010 Resolts

Strike Price Trade Price Mmr_et Price Total Cost

7.55

7.25

7.15

6._5

7.10

7._5

6.95

6._5

6._0

6.00

6.55

6,_8

6.60

6.!5

5.95

5_75

5_0S

5.10

4.65

4,45

4.45

4.48

4.50

4.15

4.90

4.80

4.85

4.55

0.00

0,00

0.00

o.o0

0.00

4.65

0.00

0.00

0.00

0.00

0.600 o.ooo

0.590 0.000

0.570 G.OOO

"0.550 0.000

0.560 0.000

0.600 O.O00

0._90 0.000

0.580 0.000

0.510 0.000

o.515 0.000

0.530 0.000

0.560 0.000

O.570 o.ooo

0.580 0.000

0.570 0.000

0.550 0.000

0.560 o.o00

0.500 0.000

0.44_ 0.000

0.440 0.324

0,395 0.000

_,44_ 0.000

0.450 0-294

0.370 0.274

0.310 o.ooo

0.380 0.000

0,325 0.000

0.255 0.000

0.140 0.000

4.650 4.774

_.550 4,774

4,450 4.774

4,150 4.774

4.150 4.774

0.095 0.124

4.750 4._74

4.774 4.774

4.780 4.774

4.798 4.374

(6,000.00]

{51900.00)

(5,700.00)

(5,500.00)

(5,600.00)

(6,000.00)

(5,900.00)

[_,800.00)

(5,100.00)

(5,150.00)

[5,300.00)

(5,800.00)

[5,700.00)

(5,800.00)

(5,700.00}

(s,5oq.oo}

(5,600.00}

(5,000.00)

(4,400.00)

(6_ 600,00}

(3,950.00}

(_,400.00)

{4,500.00)

(3,700,00J

(3,100.00]

{3,800_00)

(3,250,00)

(2,530-00t

(I,400.00}

(46,500.00)

(45,500.001

|44,500.00]

(41,500.00)

{41,500.00)

(950.00]

47,500.00

95,480.00

47,800.00

47,780.00

Current Value Mark to Market

_=

0.00 (6,000,00]

0,00 (5,900,00)

0.00 (5,700.00]

0.00 . (5,500.00]

0.00 (5,600.00)

0.00 [6,000.00)

0_00 (5,900.00]

O. O0 (5,800.00)

0. O0 (5, I00.00)

0.00 [5,150.00]

0.00 (5,300.00)

0.00 (5,000.00}

0.00 (5,700.00]

O.O0 (5,800.00}

0.00 (5,700.00)

0_00 (5,500.00)

0.00 (5,500.00)

0.00 (5,000.00)

0.00 (4,400.00)

4,800.00 (1,140.00)

0.00 "(3,950.00|

0.00 (4,400.00)

2,940.00 (I, 560.00}

2, 760.00 {960,00}

0_00 {3, tOO 00)

0.00 (3, gO0.00)

0.00 {3,250.00)

0.0o (2,550.00)

0.00 (1,400.00)

47,7 _0. O0 1,240.00

47, 740.00 Z, 240.00

47, 7_0.00 3,240. O0

47,740.00 6,240.00

43_ 740.00 6,240 .O0

], 240.00 290.00

{47,740.00_ [24.0,00}

(95, 480 _00) 0 . O0

(47,340.001 60..00

(47, _0.00_ 40.00

(124,590.00) 11,780.00 (I12,810.00)

.........................................................

(124,590.00) II,_80.00 []12,810.00)



version: 603, Build: 6602DE

Trade Date

0ISEPO9

155EP09

29SEP09

130CV09

270C_ 09

!ONOV09

24NOV09

08DKC09

221_C09

29DFuC09

05JANIO

19o-_W10

_2P_B10

I6_EB10

02_!ARI0

16MA_10

231_P, I0

30MI_.I0

13APK10

27APRI0

I IMAYI0

IBm10

25_YIo

0_0DN10

22JUNI0

06JULIO

20JDII0

03AUGI0

!7AUGI0

PUT/_L LOTS Month

CALL 1.00 OISEPIO 7.1500 0.5500

J_E&GOPENFOL£TIONS

Dst_a_e: Za/netMerantProd

$CE&G outstanding Positions

Strik_ Price Tcade Price Maxket Price Total Cost

0.0000

0.O000

0.0000

0.0000

0.OO00

0.0OO0

0.0000

0.0000

0.0D00

0.0000

0.0000

o.oooo

0.0000

0.0000

o,oooo

0.0000

o.000o

0.0000

0.0000

0.0000

0.0OO0

0.0000

0,oooo

0_0OO0

0.0000

0,0000

0.oooo

0.0000

0.6000

CALL 1.00 01SEPIU 7.4500 0.5800

CALL 1.60 01SEPI0 7.3000 0.6200

CALL 1.00 01SEP]0 7.2000 0.6000

C_LL 1.00 01SEPt0 6.9500 0.5400

CA/.L 1.00 01SEPt0 6.3500 0.5300

C_L 1,00 01SEPI0 6.3000 0.5250

_L I.O0 O_SEPIO 6.8500 0.5400

CALL !.00 01SEPI0 6_9800 0.5900

CALL 1.00 015ZP10 7.0000 0.5950

C_3_L 1.00 01SEPIO 6-8000 0.5950

CALL 1.00 01SEPI0 6.4000 0.5800

CALL 3.00 015_P10 6.2500 0.5600

C.,%]&L ].00 01LEP!O 6.1000 0-5700

CALL I,O0 01SEPI0 5.4000 0.5000

CALL 1,00 OISEPIO " 4,8500 0.4600

CALL 1.10 01SEPIO 4.7500 0.4400

CALL l. OO 01SEPIO q.4500 0.4200

CALL 1.00 01SEPt0 4.7500 0.4400

CALL 1.00 01SEPIO 4 7_00 0.4500

CALL 1.00 01SEPi0 4.6500 0.4400

CALL 1.00 019EPI0 4.6500 0.4700

CALL i.O0 0!5EPIO 4.2000 0.4200

CALL I.O0 015EPI0 5.0000 0.4850

CALL 1.00 OISEPIO 4.9000 0.4400

CALL i. O0 01SEglO 4.7000 0.4900

CPd,L 1.00 0]SEPI0 4.5500 0.3100

CAL_, 1,00 019EPI0 4.8000 0.2250

CALL 1.00 OISEP!D 4.2500 0.1250

13SEPI0 16_24

a/o 3IAUGIO

Current Value Mark to Market

(5,500.001 0.00 (5,500_00)

(5,a00.00} 0.00 (5,800.00l

(6,200.00) 0,00 (6,200.00)

(6,000.00) 0.00 (6,000.00_

[5,800.00} 0.00 [5, fl00.00)

(5,300.00) 0.00 {5,300.00)

(5,250.00) 0.00 (5,250.000

[5,400.00J 0.00 {5_400.O0)

[5rg00.00] 0.00 (5ago0.oo)

(5,950.00) 0.00 (5,960_00)

[5,9B0.000 0.00 (5,9B0.00}

(5,800.00) 0.00 (5,000.00)

{5,600.00) 0-00 (5,600.00}

(5,700.000 0,00 (5,700,00}

{5,000.00) 0.00 {5,000.00)

(4,600.00) 0.O0 (4,600.00)

(4,840.00) 0.00 {4, B40.00)

14,200.90) 0.00 (4,200.00)

C4,_00.00) 0.O0 (4,400.00)

(4,500.00) 0.00 (4,500.00)

(4,(00.00} 0_00 {4,400.00)

(4,700,00} 0.00 ('4,700.00}

(4,200.00] 0.00 f4,200.00)

(4,850.00) 0.00 (4,850.000

[4,400.00} 0.00 (4,400.00]

(4,900,00] 0.00 (_,900,000

(3,100.00) 0.00 (3,100.000

[2_250.000 0.00 (2,250.00)

II_250.00) 0.00 [1,250.90)

29SEP09

13OCT09

20OCT09

270C_0S

10NOV09

08D_C09

22DEC09.

O50ANIO

19JAWlO

02FEBIO

09FEBlO

0ZqAK10

16MAKIO

13APR10

Z?A_10

llMATIO

25MA_lO

08J_W10

15JOW10

22JUN10

06JUL10

20JUL10

03RUG10

17AUG10

3 b%UG 10

03NOV09

17_OV09

24NOV09

01DEC09

0RDEC09

29.10 *01SBPIO

CALL i.00 01OCT10 7.9400 0.6200

_%LL 1,00 0100T10 7.6000 0-6250

CALL 1,00 OIOCTI0 7.8500 0.6600

_LL _.00 01OCT10 7.4000 0.6100

CALL ]..00 010CT!O 6.8000 0.5400

CALL 1.00 0/OCTID 6.7_00 0.5400

CALL 1.00 0]OCTIO 7.5500 0.5500

CALL l,O0 0]OCTI0 7.5700 0.5900

CALL [.00 010CTI0 _.2500 0.5850

CALL [,00 010CT!0 6.7500 0.5900

CALL t. O0 010CTI0 6.7000 0.5700

CALL 1.00 01OCT10 6.3500 0.5000

CALL 1.00 01OCTIO 6,4500 0.5700

CALL '_,00 01OCT10 .5.7500 0.5100

CALL 1.00 OIOCTI0 5.2000 0._600

CALL 1.90 0]OCTI0 5.1500 0.4500

CALL I.oo 0IOCTIO 4,8000 0,_350

CALL 1.00 01OCT10 5.0000 0.4500

CALL 1.00 01OCT!0 5.1500 0._700

CALL 1.00 01OCTI0 5.0500 0,_500

CALL !.00 01GCTID 4,6000 0.4!50

CALL !.00 0_CCT!0 5.3500 0,5000

_,00 O]OCTIO 5.7000 0.5300

CALL i.O0 0!OCTI0 5.2000 0.4800

CALL i 00 OIOCT_O 5.1000 0.4900

CALL 1.00 OlOCTI0 4,5000 0._600

CALL 1.00 01OCT10 4,8500 0.3900

CALL 1.00 0_OCTI0 4.2500 0.2800

CALL 1.00 01OCT,0 3.8000 0.2050

29.90 *OlOCTIO

CALL _.00 01N0_10 7.4000 0,6_50

CALL 1.00 01NOVI_ 7,2000 0.6000

CALL _.00 OINOVI0 7.1000 0.5800

CALL 1.00 01NOV!O 7.1500 0.5900

CALL !.00 01_0V!0 7.8000 0.6000

0.0001

0-00!0

0,0010

0.0010

0.0010

0.0010

0.O010

0.0001

0.0010

0.0010

0.001_

0.00!0

0.0010

0 0019

0.0070

0.0079

0.0200

0.0120

0.0079

0_0!00

0.0330

0.0050

0.002[

0.0070

0.0090

0,0330

0.01_o

0.0610

0.2280

0.0030

0.0030

0.0040

0.0040

0.0020

(141,740_00) 0.00 (141.740.00)

(6,200.00) 1.00 [6,!99,00)

(6,250.00) 10.00 {6,240.00)

(6,600.00) 10.00 {6,590.00)

{6,100.00) 10,00 [6,090,000

(5,400.00) i0.00 [5,3_0.00j

(5,400.000 10,00 [5,390.00)

(5,500.00) iO,00 {5,_90.B0)

(5,905.00) i_00 (5,899.00)

(5,850.000 I0,00 {5,840.00)

(5,900.00) I0.00 {5,890.00)

(5,790.00) I0.00 {5,690.00)

(5,800.00) 10,00 (5_790,00)

(5,700.000 !0.00 (5,690,00)

(5,100.000 19.00 15,081.000

(4,600,000 70.00 14r530.000

(8,550.00) !50.!0 (8,399.90)

(4.350.001 200.00 {4,150.00)

{4,500.00J 120.00 C4,380.00)

(4,700.00) 79.00 14,621.001

(4,500.00J 103.00 (4,397.001

(4_150.000 330-00 (3,820-001

(_,000,00) 50,00 14,950.00)

(5,300.000 21.00 15,279.00]

(4,§00.000 70.00 (4,730.00)

(4/900.00) 90.00 (4,810.000

(4,600.000 330.00 (_,_70.00J

(3,000.00) 170_00 (3,630,00_

{2,800.00) Sl0.00 (1,990.00)

(2,050.00) _,2B0.00 230.00

{150,000.000 5,004.10 {144,995.900

(6,150.00) 30,00 (6,120.000

(5,000.00) 50.00 {5,970.00)

(5,800,00} 40,00 (5,760.00}

(5,900.00) 40.00 (5,060.000

(6,000.00} 20.00 (5,980.00)



Pa_e: 2

Vezsicn: 603, Bu/id: 66020K

Trade Date PUT/CALL LOTS

L5DECO9 CALL

29DEC09

05,TAN]O CALL

12JAhl0 CALL

02FEB10 CALL

09FEB10 CAL5

23FE810 CA_5

02M/'&,_ 10 C,ALL

09_llO CALL

23MARIO CALL

30M_.RIO CALL

05APKIO CALL

20h_R10 CALL

27APRIO CALU

O_MAYIO CALL

18MA¥I0 CALL

OIJUNIO CALD

25_¥I0 CALL

150VN10 CALL

2260N10 ' CALL

290UM I 0 CALL

13JULIO CALL

20jLrLIO CALL

27JULI0 CALL

10AUGIO CALL

]TAEGI0 CALL

24ADGI0 CALL

010_C09 CALL

08DEC09 C_L

15DEC09 CALL

720EC09 CALL

290EC09 CALL

05J_-W!0 CALL

120Ah'10 CALL

19JAN10 CALL

26JANIO CALL

02F_10 CALL

09F'ES10 . CALl

]8FIB10 C_J_L

23FEBI0 CALL

02MAR10 CALL

09MARJ 0 CALL

16M_R/0 CALL

23MARl0 CALL

30MARl0 CALL

06APRI0 CALL

13APR1.0 CALL

20APRIO CALL

27A_RI0 CALL

0_MAY10 CALL

11MAY10 CALL

IBMAYIO CALL

01JI_10 CALL

25MAY10 CALL

08,D.,3,110 CPJ_

ISJl_lO CALL

22J_M10 CKIL

29JUNTO CALL

06J_lO C_LL

13J9110 CALL

_OJULIO

27JI/LI0 C_%LL

03A_GI0 CALL

1OAUGI0

1TANG10

Month

JBE&GOPENPOS IT rO_S

Database: Z a_ne t_Mer an t_Prsd

SCE&G Outst_.d£ng Positions

Strike P_ice Trade Price Market Price _otal Co_t

= ...........

!.00 8iNÙV10 7.8090 0 8250 0.0020

1.00 0LNO_/]0 7.6500 0.6500 0.0020

!.00 01NOV10 7.5000 0.6250 0.0020

1.00 01)TOV_0 7.1500 0,6[00 0.0040

1.00 01NOV10 6.9500 0.6100 0.0047

i_00 01HOVlO 6.9500 0.6000 0,0050

1.00 O]NOVIO 6.6500 0.6000 0.0070

3.00 01NOV10 6.1000 0.5500 0.0150

1.00 01NOVIO 6.0500 0.5400 0.0160

1.00 01NO_r/0 5.6500 0.5150 0.0_9_

• 1.00 OlNOVI0 5.4300 0.4900 0.0399

!.00 01NOV10 $.1300 0._70_ 0.0640

1.00 OI_OVI0 5.5500 0_5_00 0.0341

1.00 01NOVi0 5.2000 0.4700 0.0595

1.00 01NOV10 5.4500 0.5000 0.039_

1.00 01NOVl0 5._000 0.4860 0,0700

1.00 01NOV10 5.3500 0.5100 0.0470

1.00 0/NOVID 5.1500 0.4800 0,0640

1.'00 01NOV10 4.9500 0.4450 0.0890

1.90 0!NOVI0 5.8500 0.5500 0.0215

1.00 01NOVIfl 5.4000 0.5100 0.0430

1.00 01NO_q0 5.2000 0 5000 0.05_5

1.00 01NOVIO 4.8800 0.4800 0.0061

1.00 01NOV10 4.8500 0.4800 0,1040

1.00 01NOV_O 4.9200 0.4900 0.0961

i.O0 01NOV10 4.6000 0.3850 0.1570

1.00 01NOVID 4.5900 0.3150 0,_840

l.OO _]NOV]0 4.2500 0.3300 0.2690

33.00 *01NOV_0

1.00 01DEC10 7.5000 0.6400 0.0060

1.00 C3DECI0 8.1000 0.6400 0,0030

1.00 0IDEC10 8.0500 0.6550 0.0030

_.90 010ECI0 7.9500 0.6600 0.0032

1.00 Q_DECI0 7.8500 0,6900 0.0040

1.00 0]DEC]0 7.7000 0.6500 0.0040

_,00 01DEC]0 7.5000 0.6500 0.0060

2/00 01D_CI0 7.4500 0.6600 0.0D60

].00 OID_CIO 7.2000 5._500 0.0086

1.00 0IDECI0 7.1500 0.6500 0.0090

1,00 01DECI0 6.8500 0.6400 0.0140

2.00 0LD_CI0 7.0000 0.6300 0.0110

1.00 01DEC10 6.3500 0.5900 0,0290

!.00 01D_CI0 6_3000 0.5800 0.03_3

1.00 01DECIO 5.9_00 0.5500 0,0520

2.00 01DEC10 5.8000 0.5300 0.06_0

1.00 01DEC10 5.8000 0.5300 0.0693

1.00 01DEC10 5.3500 0.5100 0.1200

1.00 01DEC10 5.9000 0.5500 0.055'/

2.00 01DEC10 5.7000 0.5300 0.0740

1.00 OIEECI0 5.59_0 0.5200 0.0974

1.00 01DEC10 5.7500 0.5400 0.0690

1.00 01DEC10 _.4500 0.5200 0./040

2.00 OID_C!0 5.8000 0.5400 0.06_3

1.00 01DECXD _.6000 0.5500 0.0950

1.00 01DEC!0 5,4000 0.5250 0.I!20

2.00 01DEC10 5.2500 0.4900 0.1370

2.00 01DEC10 5.7500 0.5550 0.0590

1.00 01DEC!0 6,0500 0.5700 0.0482

1.00 OIDECI0 5.6500 0.5950 0.0790

1.00 01DECIO 5.4500 0.5400 0.1043

_.00 01DECIO 5.6000 0.5400 0.0849

1,00 01DEC10 5.2300 0._00 0.1370

i.O0 010£C10 5./500 0.5000 0.15';0

1.0O 01DEC10 5.1500 0.5!00 0,1567

2.00 01DECI0 5.2000 0,4990 0.1470

1.00 01_C_0 &.9000 0.4!59 0.2180

1.00 0!DEC!0 4.7500 0.3850 0.2650

13SEFI0 16:24

a/o 31AUGIO

Current Walue Mark to Market

(6,250.00_ 20.00 (6,230.000

(_,500.00) 20.00 (6,480.00]

(6,_50.00) 20.00 (6,230=00)

(6,100.00J 40.00 (6,060.000

(6,100.00) 47.00 (6,053.000

(6,000.o0) 50.00 i5,96o.00}

(8,000.000 70.00 (5,930.00)

(5,500.00} 150.00 (5,350.00_

(5, e00.O0) 160.00 (5,240.00)

(5,150.00] 290.00 (4,860.00)

(4,900.000 399.00 (4,501.00)

(4,700.00) 640.00 (4,060.00)

(5,100.00) 341.00 (4,_59.00)

(4,700.00) 59_.00 (4,105,000

(5,000-001 399.00 (4,60L.001

(4,800_000 700.00 (4,100.00]

(5,!00.00| 470.00 (4,630.00]

(4,800.00} 640.00 (4,160.000

(4,450.00) 890.00 (3,560.00}

(5,500.00) 215.00 (5,285.00)

(5r100.00} 430.00 (4,670.000

(5,000.00) 595.00 (4,405.0_)

[4,800,000 961.00 (3,839.00)

(4,800.001 1,_40.00 (3,760.00)

(4,900.00} 96i.00 (3,939.000

(3,850.001 1,570.00 (2,280.00}

13_250.O01 1_040.00 (1,410.001

(3,000.00) 2,690.00 (_I0.000

(173,150.0D} 16,_03.00 (156,747.001

[6,400.00) 60.00 (6,340.00)

(6,400.00) 30.00 (6,370.00l

[6,550.00J 00.00 (6,520.00)

(13,200.00) 64.00 [_3,136.001

16,800.001 40.00 (6,780.00|

[6,500.00) 40.00 (6,460.00)

(6,500.00) G0.O0 (5,440.00)

(13,200.000 120_00 (13,080.00}

{6,500.00) 86.00 (6,414.000

(6,500.000 90.00 {6,410.000

(6,400,00) 140.00 [6,260.00)

(12,600.000 220.00 ([2,380.000

(5,900,00) 290,00 {5,610,001

(5,800.00) 313.00 {5,48_.00)

[5,500.00) 520.00 (_,900.00}

(I0,600_00) 1,280.00 (9,320.00}

(5,300._0} 643.00 (4,657.00)

(5,100.00) !,200.00 (3,900.001

(5,500.00) 557.00 (_r943.00}

(!0,600.00} !,480.00 {9,120.000

(5,200.001 974.00 (4,226.001

(5,_00.00) 690.00 (4,710.000

(5_200,001 1,040.00 {4_160.D00

(!0,800.00} !,286.00 {9,514.00}

(5r500-C00 850.00 (4,650.000

(5,250.00) X,J20.OD (4, i30.00}

(9,800.00) 2,740.00 (7,060,001

(11,100-60} 1,380.00 (9,720.00)

(5,700.00) 482.90 (5,218.000

(5,350.00) 790.00 [4,560.001

(5,400_C0} 1,043.00 (4,357.00)

(i0,800.00) 1,698.00 (9,]02.00)

(5,100.00) 1,370.00 (3,730,00)

(5,000.C00 1,570.00 f3,430.000

(5,100.60} 1,567.00 (3,533.00)

(9,800.00) 2,940.00 C6,860.000

(4,150.00] 2,!80.00 (!,9_0.00)

(3,850,001 2,650.00 (],200.00)
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Trade Date

24AU910

91AUG10

290EC09 CALL

05JANI0 CALL

12JAN10 . CALL

19JANIO CALL

26J_/_i0 CALL

02FEB10 CALL

0�FEB10 CALL

!0FE_BI0 CALL

23_BI0 CALL

02MARIO CALL

0R_ARI0 CALL

I_%810 CALL

3OMARIO CALL

05APRI0 CALL

13APRI0 CALL

26AP_!0 CALL

27APXI0 CALL

04MA¥I0 CALL

IIMAYI0 C_I_

18MAYIO CALL

01J5+XI0 CALL

25MAYIO CAbL

08,_J,0 CALL

15JUNI0 CALL

29JUNI0 CALL

06JULIO CALL

13JULI0 CALL

20JULI0 CALL

27JQLI0 CALL

0_ASGI0 CALL

18AUGIO CA&L

17A8G]0 CALL

24AUGI0 CALL

31AUG10 CALL

02FEBIO CALL

09FEB10 C-ALL

16FEBI0 CALL

23FEBIO CALL

O_MAR10 CALL

09MAR10 CALL

16MARl 0 CALL

23MAK10 CALL

30MAKI0 CALL

06APRI0 CALL

13APRI0 CALL

20APRI0 CALL

27APRI0 CALL

04_AY10 CALL

iLMA_I0 CALL

i BMAyIO CALL

OIJUMIO CRLL

01JUMI0 CALL

25MAYIO CALL

08JU_I0 CALL

iSJ_gl0 CAL_

22JUNI0 CALL

29JE_10 CALL

06 JULI 0 CALL

13JULI0 CALL

20JULI0 CALL

27J_LI0 CALL

JBE_GOPENPOSITZONS

DaEabase_ ZaLnetMarant_Prod

PUT/C_LL LOTS Month

CALL 1.00 OIDEC_0 _.5000 0.3650 O_3_IO

CALL 2.00 01DECIO

51.00 *0!DECI0

1.00 01JA_II

1.00 OIJANII

!.o0 01J_i_l!

i.O0 01JAN11

[.09 01J_N!I

1,00 01JAN!_

1.00 0]J�_!!

i.oo ClJA_qli

1.00 01JA,_il

i.00 0_JANI1

1.00 01JAN11

1.00 01JAN11

• 1.00 01J_NII

i.oo oiJ_/_ll

I.OO OlJ_/qll

i,oo 01JAN11

1.0h 01JANII

!.00 01JAN11

1.00 01JAN11

1,00 01JAN11

!.00 01JAN11

!,00 01JAN11

!.00 0_JANII

1.0o OlJA_I1

i.0o 01JAN_!

1.00 01JAN11

1,00 OIJA_!

1.00 01JANJI

i.00 0IJAN_I

1.00 01JANli

1.00 0!J;.NII

I.OC 010A_II

1.00 01JANI!

1.00 01JJu_!

34.00 *01J_NII

i.oo OIFEB!I

1.00 0iFEB![

2.00 0!-_BII

1.00 01FEB_I

2.00 0%FEBII

1.00 01PEBI_

1.00 0!FEBil

2,00 OIFEBII

1.0o 0!FEBII

2.00 01FEBI!

1.00 0]_BlI

1.00 01rEBII

2.00 01_B!I

1.00 01FEBII

2.00 01FE8!I

1.00 0!FEB!I

1.00 O]FEB!_

_.00 01_EBll

2.00 01FE_I_

1.00 01FEBI_

2.00 01FEBII

i.00 0_FE8i_

1.00 01_BII

2,00 O!I_BI!

1.00 OI_EBI1

2*00 0!_EB]_]

L,00 01FEB1!

133E_10 16:24

a/o 3IA_G_0

SCE&G Outstanding Positions

Str£ke Price Trad_ Price Market Price Total Cost Current V_lue

{_,650.00) 3,6!0.00

4,_00 0_3650 0.5850 (_,500.00} 7,700.00

........................................................

Mark tc Market

(_o.00)

40O.00

(193,450.00) 4_,161.00 4149,289.00)

7.6000 0.6500 0.0320 (6,500.00) 320.00 46,180.08)

7.3000 0.6500 0.0410 {6,000,00} _10.00 46,090.00)

7.3000 0.6600 0.0410 (13,200.00) 820.00 {12,080.00)

6.0500 0.5800 0o0510 (5,800.00) 610.00 (5,190.00)

6.7500 0.6000 0.0668 412,000.00) 1,336.00 (i0,664.00)

6.3500 0.5700 0.0960 (5,700.00} _60.00 (4,740.00)

6.1500 0.5500 0._160 (5,500,00) i,160.00 [4,340.00)

6.1700 0.5500 0.1161 411,000.00} 2,322.0_ {8,6_8.00)

5.8500 0.5300 0.1540 (5,300.00) 1,540.00 (3,760.00)

_._000 0.5600 0.1010 (11,200.00) 2,020.00 [9,180,00)

5.9500 0.5400 0.1400 (5,400.00) 1,_00.00 [_,000.00}

5,8900 0.5300 0.2_8 [5,300.00) 1,468.00 13,832,00)

6.1000 0.5600 0.1217 (11,700.00[ 2,43_.00 [8,7G5,00)

5.0500 0.5400 0.1540 (5,408.00) 1,$40_08 [3,8_0.00)

0.2000 0.5600 0.1_08 (!1,208,00) 2,215.00 [8,984.00)

6.1000 0.5350 0.1220 [5,350.00) 1,220.00 [4,130.00)

5._000 0.5200 0.!6_0 {5,200.00_ 1,610.00 [3,590.00)

5,7500 0,5250 0.1690 [5,250.00} 1,690.00 43,560.00)

5.6500 0.5000 0.]860 [10,000.00} 3,720.00 [6,280.00)

6.1500 0.5600 0.!160 [5,600.00) 1,1_0.00 [4,4_0.00)

6.4000 0.5800 0.0920 (11,600.00) 1,840.00 [9,760.001

6.0500 0.5450 0.1280 [_450,_0) I_280,00 [4,170.00)

5,9000 0,5500 0.1468 45,500.00) 1,4_8.00 • _4,032,00)

6.0500 _.5500 0,1336 (II,000.00), 2,672.00 48,328.00}

5.6100 0.5300 0.1950 [5,300.00] 1,950.00 _3,350.00)

5.5000 0.5200 0.21_0 410,400.00) 4,280,00 [6,120.00}

5.4900 0.5_00 0.21_4 {5,000.00) 2,144_00 [3,156.00}

[281,300.00j 44,943.00 [2_6_357.0_)

8.1500 0.6950 0.0_20 (6,950.00) 120,0d 46,630.00)

8.1000 0.6800 0.0130 (6,800.00) 130.00 [6,630_00}

7.8000 0.6700 0.0170 (6,700,00) 170.00 [5,530.00)

_.8000 0.6700 0.0L70 (6,700.001 170.00 [6,530.00)

7.5000 0.6000 0.0222 (6,800.00) 222.00 46,578.00)

7,4500 0.6600 0.0230 46,600.00) 230.00 [6,3_0.00)

7.1500 0.6600 0.0310 (6,600.00) 310.00 46,290.00)

7.2500 0_6600 0.0280 (_,600.00) 280.00 [6,320.00)

6.6500 0.6100 0_0520 (6,!D0.00) 520.00 [5,580.00)

6.6580 0.6000 0,05_4 (6,000.00) 52_.00 [5_4_6.00)

6.2500 0.5700 0.0800 (5,700.0_) 800.00 [4,900.00)

6.0500 0.5550 0.0990 (5,550,00) 980.00 [4,560.00)

5._500 0.5300 0.1380 (5,300.00) 1,380.00 [3,9_0,00)

6.2000 0.5700 0.0846 (5,700.00) 846_00 {4,854.00)

5,9000 0.5400 0.I170 15,_00.00} 1,!70.00 (4,230.00)

5.7700 0.5400 0,1376 (5,_00.00) 1,376.00 [4,0_4.00)

6.0000 0.5600 0.I050 I5,600.00) 1,050.08 {4,550.00)

5.7500 0.5500 ' 0.1380 (5,500.00) 1,380.00 (4,120.00)

6.1500 0.5600 0.0893 [5,600.00} 893.00 {4,707,00)

5.9000 0.5700 0.I_70 (5,700.00) 1,170.00 44,530.00)

5.7000 0.5500 0.1450 [5,500,00} 1,450,90 {4,050.00)

5.5000 0.5200 0.!800 15,200,00) 1,800.0_ 43,400.00)

0.0_00 0.5800 0.0990 (5,600.00) 990.00 {4,610.00)

5,3000 0.5800 0.0760' (5,800.00} 760,90 {5,040.00)

5.8000 0,5600 0,!303 {5,600.00) 1,303.00 44,297.00}

5.9500 0.5500 0.!108 (5,500.00) 1,108.00 (4,392.00}

5,5000 0.5300 0.1002 [5,300.00) 1,802.00 (3,498.00}

5,4500 0,5200 0.1900 (5,200.00) 1,900.00 [3,300,00)

5.3900 0,5300 0,2007 (5,300.00} 2,007.00 43,283,00)

5.4000 0.5300 0.2010 45,300.00) 2t010.00 {3,290.00}

5.0500 0.4750 0,2910 [4,750.00) 2,910.00 (1_840.00)

4.9000 0,_400 0.3400 (4,400.00) 3,400.00 {i,000.00}

4.6500 0.4250 0.4380 {4,250.00} 4,380.00 ]30 00

_.6000 0.4450 0.4610 (4,450.00] 4,610.00 160.00
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_radc Dat_ PUT/CALL LOT3

03AUGI0 CALL

10AUG10 CALL

17AUG10 CALL

24AU610 CALL

31AU_10 C_T_L

02MARl 0 CALL

O_ARIO CALL

16MP/_I0 CALL

23_-_ 10 C_J_L

30MAR10 CALL

06APR10 CA_L

!3APR10 CALL

20APRI0 CALL

27R_KI0 CALL

04MAY10 CALL

I_4AYIO C_LL

18_11Y10 CALL

01J_]0 CALL

25MAY10 CALL

08JON_O CALL

15J_0 CALL

22JUNI0 CALL

29_0N10 CALL

060ULI0 CALL

13 JULI 0 CALL

20 JULI 0 C-RLL

27JULIO C/d_L

03AUGIO CRLL

10AUG10 CALL

17_UG10 CALL

24AUG, 0 CALL

3]AUG10 CALL

30MAKI0 C_IL

0_ApK10 CALL

13APRI0 CALL

20AFRI0 CALL

27APRI0 CALL

04MAYI_ CAIn5

18MAY10 CALL

01JUNI0 C.T_J=L

25MAZIC CALL

08JUNI0 CALL

15JUNI0 CALL

22J_NI0 CALL

O_JULIO CALL

13JULIO C-hLL

20JULIO CALL

27JULI0 CALL

03AUG10 CALL

10AUGI0 CALL

24AUG10 CALL

01AUG10 CA_L

04MAY10 CALL

18MA_10 C_KLL

014qJWl0 C_LL

15JIn410 CALL

29JUNIQ

13JULI0 CALL

2_JULI0 CALL

03AUG10 CALL

1.00 O!FE_kl

2.00 01FEBII

1.00 OL_Bll

2.00 Oi_mll

l.O0 Ol_Bl;

44.00 *01FEBtl

1.00 O!M/LRIi 6.7500 0.5800 0.0704

1.00 01/_A_qll 6.3500 0.5600 0_I090

1,00 O1MR_13_l 6.1000 0.5550 0_1330

1.00 elM_-_I[ 0o1800 0.5400 0.1220

1.00 01MARll 5.8000 0.5200 0.1740

1.00 01MAKII 6.3200 0.5500 0.1119

1.00 01MARl! 6.0000 0.5300 0.1450

1.00 01MAR_I 5,9100 0,5200 0,1508

2.00 01MARl1 6.1000 0.5500 0.1331

1.00 0!_%Rll 5.9000 0.5300 0.1590

1.00 01MARl1 6.3500 0.5500 0.i072

1.00 01M=aRII 6,0500 0.5450 0,1390

1.00 01_RII 3.750D 0._300 0.t820

1.00 Ol_3_ttl 5.5500 0.5000 0.1980

].00 DIi_L_I $.2000 0.5450 0.1220

1.00 fllH_._11 6.4500 0.5700 0.0984

1.00 01M_I! "_,1000 0.$400 0,1330

_.00 01I._O.Rll 5.9500 0.5400 0,1020

I.D0 01MA._I] 6.0500 0.5400 0.1454

1.00 0h_ll 5.6500 0.5200 0.1983

1.00 01MABIi 5.5000 0.5100 0.2270

1.00 OIMARII 5._900 0.5200 0.2266

2.00 01MAR!I 5.5000 0.5100 0.2270

1.00 01M_II 5.!000 0.4800 0.3230

1.00 01_i_Ril 4.9500 0.4550 0.3_80

1.00 DIHAK!I 4.g000 0.4400 0,4560

2.00 01_Ii 4.7000 0.4400 0,4550

31.00 *D!M_%RII

1.00 01APRIl 5,4500 0.4900 0.1960

!.00 OIA_KII 5.8300 0,5300 0.1331

1.00 01APRIl 5.5500 0.5100 0.1780

1,00 0_i 5.5500 0.5100 0.1777

1.00 0_AP._/I 5.7500 0.5300 0.1400

1.00 0LAPRII 5._000 0.5200 0.1090

1,00 0]APRll 5.7500 0_5350 0._470

1,00 01APRIl 5-5000 0,4800 0,1870

1.00 01APRI3 5.4900 0,4_00 0,2050

1.00 01_--_RI] 5.7500 0.5250 0,1470

1.00 01APR1] 5.7000 0,5200 0.1538

1.00 0_P81! 5.5000 0._100 0.1870

1.00 OIJ%.P_I3 5.5500 0.5200 0.i_77

1.00 01APRIl 5.3200 0.5000 0,2260

1.00 01APRI! 5.2000 0.4900 0.2490

i_00 01APNI! 5.2000 0 500D 0.2487

_,00 01.12_! 5.2000 0.5000 0.2490

1.00 01APR3! 4.9000 0.4000 0.3300

1.00 011P81! _.6000 0.4200 0.4360

1.00 O_RIi _._500 0.4500 0.4560

20.00 *0IAPKII

1.09 01MAYII 5.7000 0.5200 0.I650

_,00 01_yIi 5.8500 0.5150 0._430

1.00 0]PLAYII 5.5500 0.4900 0.1900

1.00 01MAY_I 5.7500 0.5200 0.1569

1.00 0IMAYI! 5.5500 0.5100 0.1902

!.00 0LqAY!I 5.3900 0.5000 0.2195

1.00 Ol_-kY_ 5.2900 0.5000 0.24i4

1.00 OIM_Yil 5_2500 0.5000 0.253D

JBE& GOPENPOS !T IONS 13S_PI 0 16:24

_tabase: Zaine__Merant_Prod a/o 31A_G10

SC_&G Ou_sta_diI_g -_ositlone

Mo_th Strike Price Trade Price Market Price Tota] Cost CUrrent Value Mark to Market

$.4500 0.5300 0.2250 (5,300,00) 2,250.00 {3,050.00)

5._o00 0.4900 0.31]0 (9,000.00) 6,200,00 (3,540._0)

4.9500 0.4550 0. 3590 (4,550.00) 3,590.00 (_60.06)

4.7000 0.4400 0. 4520 (B, 000.00) 9,040,00 240.00

4,7000 0.4'_50 0.4520 (4,4H0.00) 4,520.00 70.00

........................................................

(240,050.00} 71,250.00 (168,_00.0_)

(5,800.00) 764.90 (5,036.00)

(5,600,00} 1,070.00 (4,539.OO)

(5,550.00_ 1,330.00 (4,220.001

(5,400.00} 1,220.00 (4,180.00)

(5,200.00) 1,740.00 (3,4_0.00)

(5,500.00) 1,119.00 (4,301.00)

(5,300.00) I,a50.O0 (3,850.00)

(0,200.00) 1,500.00 [3,612.00)

(11,000.00) 2, 662.00 (8,338.00)

(5+300".90) 1,590.00 (3,710.00)

(9,500.00} 1,072.00 {4,428.90)

(5,450.00) 1,390.00 {4,060.00)

(5,300.00) 1,820.00 (3,480.00)

[5,000.00) 1,980.00 (3,020.00)

{5,450.00} 1,220.00 (4,230.00)

(5,700.00) 984.00 (4,716.00)

{5,400.O0) 1,330.00 (4,07_.00)

{10,800.00) 31040.00 (7,760.00)

(5,400.00} !,454.00 (3,946.00)

(5,200.00) 1,983.00 (3,2!7.00}

(5,100.00) 2,270.00 (2,030.00)

(5,200,00) 2,266.00 (2,934.00)

(10,200.0_) 4,540.00 (5,660.00}

(4,800.001 3,230.00 (1,570.00}

(4,550.00) 3x580.00 I070.00)

(4_400,00) 4,560,00 150.00

(0,B00.00] 9,120.00 320.00

(162,100,00) 60,472.00 (101,628.00)

(4,900.00) 1,960.00 (2,940.00)

15,300.00) 1,331.00 (3,969.00)

(5,100.00) 1,780.00 (3,320.00)

(5,100.O0) 1,777.00 (3,323.00)

(5,300.00) 1,406.00 [3,834.00)

[5,200.00} 1,690.00 (3,510,00)

[5,150 00) 1,470.00 (3,680.00)

[4,800.00) 1,870.00 (2,930.00)

(4,600.o0) 2,050.00 (2,550.00)

{5,250.00) I,_70.00 _3,780.003

(5,200.00) 1,538.00 (5,652.00)

(5,100.00) 1,870.00 (3_230,00]

{5,200.00) 1,777.00 (3.423.00)

{5,000.00) 2_2_0.00 [2,740.00)

(4,900_00) 2,490.00 (2,410.00)

(5,000.00) 2,497.00 (2,513.00)

{5,000.00) 2,490.00 (2,510.00)

{4,600.00} 3,300.00 (!,300,00)

(4,200.00} _,360.00 160,00

(4,500.00) 4,560.60 60.00

{99,400.00} 43,99_.00 (55,404.00)

(5,200,00) 1,650,00 {3,550.00)

(5,150.00} 1,430.00 (3,720.00J

(4,900.00) 1,900.00 (3,000,00}

(5,200.00) 1,5_9_00 (3,631.00)

(5,100,00) 1,902,_0 (3,198.00)

[5,000.00) 2_195.00 (2_S05.00)

(5,000.00] 2,414.00 (Z,586.00)

(5,000.00) 2,530,00 (2,470.00)
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Vers._en: 603, Bdild; ggO2L',K

TKade Dnt_ I_T/¢_5 LOT3 Diont_n

iOA_i 0 CA55 1.00 0 IMA¥11

24AUG10 CALL 1.00 01_-AYll

i0.00 * 0!MAYI I

01 JUNIO CALL 1.00 01_qSNl 1

iSJUNIO CALL 1.00 01JUNI'I

2_JUNI 0 CALL 'I.00 01JUNI I

13_i0 CALL 1.00 0 IZ_3NII

27_ULI 0 CALL 1.0fl 01J_1!

I 0AUG10 CA_ 1.00 0' JUNI 1

24AUGI D CALL 1.00 0X JUN!I

7.00 *0i JUNII

29JUNI 0 CALL 1.00 01JULII

13JUDI 0 CALL 1.00 GIJUL11

27 JULI 0 CALL I. 00 01JULII

10Ai_310 CALL !.00 0!JULli

24Ab_l 0 CALL 1.00 0 IJULI!

5,00 " 0 ! u'UL! 1

03AUG10 CALL i. 00 0 IAUGI I

17AUG10 CALL !.00 01AUGI_

31AUGI 0 CALL 1.00 0 IAUGII

3.00 *01AUG1]

31A_010 CALL !.00 0!SEPll

]_00 *01SE_II

298.00

JBE&GOPENPOSITIONS

Database: zalnet_MerantProd

SCE&G O_tst_ndlnq Fosltioea

Strike Price Trad6 Prlcq Mark_t'Price Total Cost

4.9500 0.4600 0.3350

4_7900 0.4150 O.4210

5.6500 0.5000 0.1990

5.9000" . 0.5300 0.1584

5.6300 0.5200 D.1992

5,4900 0,5100 0.2283

5.3900 0.5000 0.2500

5.0500 0.4700 0.3_20

4,8000 0.4200 0.4250

5,%000

5.6500

5.52_0

5.2000

4.9000

0.5300 0.2137

0.5100 0.2427

0.5100 0.2755

0.4700 0.3540

0.4400 o.4520

5.8000 0.5100 0.3040

5.2500 0.4500 0.39?0

5=0590 0.4450 0.4619

5.2000 0.4500 0,46_0

X3S[Pi0 i_:24

a/o 31AUG[0

Current Value

(4,500_00) 3,350:00

[4,150.001 4,210.00

.............. -..... ± ..................

(49,300,00

(5JO00.00

(5,300.00

(5,200.00

(5,100.00

(5, 000,00

(4,700.00]

(4_200.00)

23,150.00

1,990.00

],5_4.00

_,992.00

2,283.00

2,500.00

3,420.00

4,250.00

(34,500.O0) 18,019.00

(5,300.00) 2,137.00

(5,100,00) 2,427.00

(5,100.00) 2,755_80

(4,700_00) 3,540.00

(4,400.00) 4,520.00

Mark to Market

(1,250.00}

60.00

(26,150.00}

(3,010.0OJ

(3,7!6,001

(3,208.00)

(2,817.00)

(2,500.00)

(1,280.00)

50.00

(16,48!.00)

(3,163.00)

(2,673.00)

(2,345.00)

(1,!60.00)

].20.00

(24,600.00 15,379.00 (9,221.00)

_5,|00.00 3,040.00 (2_060.00)

(4,500.00) 3,970.00 (5_0.00)

(4,450.00 4,610.00 I_0.00

...........................................................

(14,050.00 iI,620.00 [2,430.00)

(4,500.00 4,610.00 110.00

........................................................

{4,500.00 4,610.00 110.00

c .......................................................

(I,568_!40.00 3_9/007.10 (1,209,132.90)

!

f

i

i


